which satisfies the usual conditions. It is well-known that if is an adapted right continuous increasing process whose left potential is bounded by a constant c > 0, then nicn holds for every integer n ? 0. This is called the " energy inequality ".
In this short note, we establish the more general inequality (1) 
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where 03A6 is a convex function on lR such that (which is not necessarily positive). (1) is used for an alternative proof of the theorem on the equivalence of BMO03A6 -norms of martingales given in [1] . Dellacherie (3) g(n) = log for every integer n >-_ 1 ; 
. This is a well-known lemma for ositive convex functions ~ ( [3, p.180] 
where the last inequality follows from (11) It is well-known (e.g. [3, p.193 We put this inequality in conditional form in the usual manner (cf. [3, p.190] ). 
